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Ninety percent of patients assigned to interferon-α therapy have at least two more months to live 10th percentile of survival is 2 month
Half of the patients assigned to interferon-α therapy live longer than ten months
Median survival is 10 months 
Testing across percentiles
The treatment effect on the 10th (1 month) and 50th (3 months) survival percentiles are significantly different.
We can investigate the change in survival percentiles according to a quantitative covariate using flexible tools (fractional polynomials, splines).
Let's consider white cell count (wcc) as predictor of the median survival (or any other percentile).
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Some indication of departure from linearity for white cell count (p=0.075).
Laplace with restricted cubic splines 
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Laplace with restricted cubic splines and interactions
Is the treatment effect dependent of white cell counts?
20
. testparm inter1 inter2 ---------------------------------------------------------------------------- ----------------------------------------------------------------------------- ------------+--------------------------------------------------------------- ---------------------------------------------------------------------------- -------------+-------------------------------------------------------------- -------------+--------------------------------------------------------------- ----------------------------------------------------------------------------- 
------------------------------------------------------------------------------
Interval] -------------+----------------------------------------------------------------
------------------------------------------------------------------------------
Interval] -------------+----------------------------------------------------------------
